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Februay 11, 2011

r

I

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November

30, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

PO. Box 33068 Charlotte, North Carolina 28233
P I e tire 0 I) t n 8 .co lrl

_ PiedmontNatural Gas

Februay 11, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 292 l 0

Re: Docket No. 2001-410-G.

, {!

: %

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November

30, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 53068 . Charlotte. North Carolina 28233

piedmonteg.com



O

0
Z

O O OOO IA
O IA OO IA CD
IA r
IA
CU

O CUO V)
O

CO

CO

CU 8 0 0COCOOO
0) 0) OO
(O (0

CO CO
bl

0) O

V) O

~V0
CI

I O
CI
O
Cl

&, E
m

m
CL 0)0
0 (L
L) 0)
N C
(U '~
G )TS
(U Z

Z g
C tf0 S
E0»ID

S U)
(L Q

CO
CO

O
T
CD

N

(U

S O O
0 I cc0 m

nl

Cl C IDC» N
E 'UDcco

Ulcl CL 0
5 l5

CS
E

E BO
U) I-

~» O'0
C

5 '0)8
m CL

Q O
CL g

IL'

E ..
Z

E (DS
N c
S ~8 c0 Ul

Cl.

ILI

V)
C

(U

0c E
C
(U

IL E» S0
S
ID L
m 0c' U)

CL S
Q LL

LL

U)

E

cc SS
(Z LL

c S0
2O) '

m
W CO

0

LLI

K E0Z»
'0
U)
U)00
0

S80,
Q Ul0

IL

00
(U

S
CB
(U

U)

0

E0
V) NS IDS S ~

LL Sc c
0

V)

C S
CU

U)

0
S O
)D

o E
Gl
C

m Ul
0) LL

C
m 0
E

O

Q 00 S
ID»
E c)
N

V)
IA

S
Q

U)O"
C N
m
mm»

(L) I-

ID

Vl
C
(U

S
(U

ID U)
O'0 C

Sm
m
(U

CO 8

S
O

S

O

Cl

13
S Co 0C
(U (U
(U

CO 0
th (U
N

N
IU ID

D) S

C

0 C

S E

0
I

ID
O
C
IU m
IU C

0) S
cL' LL'

CD

C

0
U)

0
m

(U

C

CC

"T

O0 0 O_
OOl_ 0

O_

i

i

0
0
0
0

>.,E
C

Q. O_

E.o
on

(D "o (0
o

o.e_

___<

E

e
-0

0

C

<

(- ] [_ " H I

' }( t '

: 4([

['f i _ )



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

November-10

10 A

A

10 y of A's

15.50 Commission and Fees rate
155.00 Total Commission and Fees (Expenditures)

25,655.00 B

B

25,655.00 E of B's

155.00 Less: Fees (Expenditures)
25,500.00 Option Premium

Activi in Account

Debits Credits

y of D's

135,909.50
25,655.00

25,655.00

25,655.00 161,564.50 y of C's

161,564.50~25,655.00
135,909.50

(135,909.50)

y ofC's

T ofD's

P8L and Cash Activity per ADM statement
Reverse ADM accrued 10/1 0
ADM accrual in 11/10
P8 L and Cash Activity

E

E

y of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(s) Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

November-10

(2) 155.00

I0 A
A

10 )" ofA's
15.50 Commission and Fees rate

Total Commission and Fees (Expenditures)

25,655.00

25,655.00
(2) 155.00
(1) 25,500,00

B

B

T of B's

Less: Fees (Expenditures)
Option Premium

D

T of D's

Activity in Account
Debits Credits

135,909.50 c
25,655.00

25,655.00 c

25,655.00 161,564.50 T ofC's

(3)

161,564.50 _"ofC's

(25,655.00) _"ofD's
135,909.50 P&L and Cash Activity per ADM statement

(135,909.50) ReverseADM accrued 10/10
ADM accrual in 11/10

P&L and Cash Activity

(5)

15.50

E

E

T of E's

Commission and Fees rate
Total Fees (Receipts)

(4)

(5).

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM



ADIYI IINIVFSTOR SERVICES, IIAIC,

/' Chicago Board of Trade Building
14'I IAI. I schson Blvd. * ', iuitc 1600A

ADM Chicaco, illmi&)s 60604-BIEIO

IAONTHLY CotJMODITY STATEtrlrNI

6TATBMSNT DATED NOV 30, 2010

ACCOUNT NUMBERS 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH. MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUBSTIONS OR ISSUES
RBGARDINQ YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKBR,
PLEASB CONTACT ADNIS CUSTOMER SBRVICB AT
1/800/654-0461 Dr 312/242-7200.

* * * * * * * * * A YOUR ACTIVITY THIS MONTH * * * A * * *

DATE LONG/BUY SHRT/SBLL DBSCRIPTION EX PRICK/LBGND CC DBBZT CREDIT

11/01/0 WIRE TRANSFER RBC
WIRE TRANSFER RECEIVED

WZREREC US 135,909.50

11/17/0

ll/18/0

10

WZRE TRANSPRR REC
WIRE TRANSFER RECEIVBD

WZRBRBC VS

CALL NOV 11 NYM NAT QAS E 5600 C NBT PREM US 25, 655.00

25, 655. 00

II/24/0
11/24/0
11/24/0
11/24/0

14
14
13
28

CALL DEC 10 NYM NAT QAS E 5500 C
CALL DEC 10 NYM NAT QAS B 6200 C
CALI DEC 10 NYM NAT GAS B 7150 C
CALL DBC 10 NATURAL GAS 9000 C

EXPIRE US
EXPIRB US
EXPIRE US
BXPIRR VS

.00

.00

.00

.Oo

*POSITIONS INY OUR ACCOUNT **A*************
10/25/0

10/25/0

10/27/0

10/29/0

10/25/0

8
8"

8
8*

10
10*

9
9*

8
8*

CALL APR 11 NYN NAT GAS E 4300 C
OPTION MARKET VALUB

EXPZRB 3/28/11
AVERAGE r,oNGE .23000

LAST TRADE DATEE 3/28/11

CALL MAY 11 NYM NAT GAS E 4350 C
OPTION MARKET VALUE

BXPZRE 4/26/11
AVBRAGE LONGE .24750

LAST TRADE DATE: 4/26/ll

CALL JUN 11 NYM NAT QAS 8 4700 C
OPTION MARKET VALUE

BXPIRE 5/25/11
AVERAGE LONGE .23800

LAST TRADE DATEE 5/25/11

CAI,L JUN 11 NYM NAT GAS B 4750 C
OPTION MARKBT VALUE

EXPIRE 5/25/11
AVERAGE LONGE .23500

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYM NAT GAS E 4750 C
OPTION MARKET VALUB

EXPIRE 6/27/11
AVBRAGB LONGS .24000

LAST TRADE DATBE 6/27/11

.2300 Us

.2934

.2475 US

.3045

.2380 US

.2402

.2350 US

.2264

.2400 US

.2776

23, 472. 00
23, 472. 00*

24, 360.00
24, 360.00*

24, 020. 00
24, 020. 00*

20, 376.00
20, 376.00*

22, 208. 00
22, 208. 00*

13,365.00
13 365.00

2500 US
1485

9/28/0 9 CALL MAY 11 NYM NAT GAS E 4900 C
9* OPTION MARKBT VALUB

EXPIRE 4/26/11
AVEIRAGE LONGE .25000

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJP%NR%%(IffSTDKY YOI(fdfr(IRRE TO 8'AIIEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFEREIECES OR OBJECTIONS
CTIRREI, TEO wILL IIE DEEISIEO YOUR ACR EEI IENT THAT THIS STATELIENT IS CORRECT AND RATIFIED.

f n "'EDS EASDIEDSDS ED EDI SDSEDS\ Ar DCELDITAS IS 0 IDEAL. SE S'DE I CDEDSE'r. DLEADEEA' Lrl'SEDDDDE Ef ELEIDE

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Blvd. • Suite 1600A

Chicago, [llinios 606(N-3190

MONTHLY COMMODITY STATE AENF

STATEMENT DATE:

ACCOUNT NUMBER:

SALESMAN NUMBER:

INTRODUCED BY:

NOV 50, 2010

121 X2068

121 XI21

RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTM ROB THOP.NTON

PO BOX 33068

CHARLOTTE NC 28235-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

11/Ol/O

1111710

11118/0

* * * * * * *

DEBIT CREDIT

135,909.50

* * * * * YOUR ACTIVITY THIS MONTH *

LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEONe CC

WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

1O CALL NOV II NYM MAT GAS E 5600 C NET PREM US

WIRE TRANSFER EEC WIREREC US

WIRE TRANSFER RECEIVED

11/24/0 14 CALL DEC 1O NYM NAT GAS E 5500 C EXPIRE US .0O

11/24/0 14 CALL DEC 1O NYM NAT GAS E 6200 C EXPIRE US .O0

11/24/0 13 CALL DEC i0 NYM NAT GAS E 7150 C EXPIRE US .SO

11/24/0 28 CALL DEC 1O NATURAL GAS 9000 C EXPIRE US .SO

, , , , , * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

88, CALL APE ii N%q4 MAT GAS E 4300 C .2300 US 23,472.0010/25/0
OPTION RARKET VALUE .2934 23,472.00*

EXPIRE 3/28/11

AVERAGE LONG: .23000

LAST TRADE DATEI 3/28/11

88, CALL MAY Ii Nlq4 NAT GAS E 4350 C .2475 US 24,360.0010/25/0
OPTION MARKET VALUE .3045 24,360.00*

EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATEz 4/26/11

10/27/0 i0 CALL JUN ii Nlq4 NAT GAS E 4700 C .2380 US 24,020.00
i0" OPTION RARKET VALUE .2402 24,020.00*

EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATEI 5/25/11

99, CALL JUN ii NYM NAT GAS E 4750 C .2350 US 28,376.0010/29/0
OPTION MARKET VALUE .2264 20,376.00*

EXPIRE 5/25/11

AVERAGE LONGI ,23500

LAST TRADE DATE: 5/25/11

88, CALL JUL Ii NYM NAT HAS E 4750 C .2400 US 22,208.0010/25/0
OPTION MARKET VALUE .2776 22,208.00*

EXPIRE 6/27/11

AVERAGE LONG; .24000

LAST TRADE DATE: 6/27/11

99, CALL MAY ii NYM NAT GAS E 4900 C .8500 US 13,365.00
9/28/0

OPTION MARKET VALUE .1485 13,365.00"

EXPIRE 4/26/11

25,655.00

25,655.00

AVERAGE LONGI .25000

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DLFEERENCES OR OD,j&L_N_ P_,_D_'T_EL_(. yO4U_p6A_:_RE TO IMMEDIATELY EXERCISE YOUR RIGI'IT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTEDWILLBED EE'_,IEDYOURAGREEMENTTHATTHISSTATEMENTISCORRECTANORATIFIED" ce_Eos_? _OLa,_R_EX_L_ E IO laE_.E[i'eESIDE
SU_ EO[ TO IERMS ANDCONDF[p.DNSOH REVF_S£ S_OE "



ADM INVESTOR SERVICES, INC.

g

Chicago Boarcl of 'I'lade Building
I-ll LV. Jnclrson Bled. 3 Suite l600A

AD M Chica, o, llhnios 606(!4-3(00

LIONTHLY COIXAIODITY STATE NIENT

PAGE 2

STATBMENT DATE& NOV 30, 2010

ACCOUNT NUMBRRT 121 X2068

SALESMAN NUMBRRT 121 X121

INTRODUCED BYT RRC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU RAVB ANY QUBSTZONS OR ZSSUBS
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE To RESOLVE WITH YOUR BROKBR,
Praass CoNIACT ADMZS CUSToNBR SERVICE AT
1/800/654-0461 or 312/242-7200,

DATE IONG/Bul' SHRT/SELL DESCRIPTZON BX PRZCB/LEGND CC DEBIT CRBDZT

10/25/0

8/20/0

10/27/0

10/18/0

8/11/0

11/17/0

10/29/0

8/17/0

8
8*

15
15*

9
9*

12
12*

9
9*

10
10*

40
40*

12
12*

CALL AUG 11 NYM NAT GAS E 4950 C
OPTION MARKBT VALUE

EXPIRE 7/26/11
AVERAGB LONGE .24500

LAST TRADE DATST 7/26/11

CALL JAN 11 NYM NAT GAS E 5300 C
OPTION MARKET VALUB

BXPIRE 12/27/10
AVERAGE LONGT .25700

IJIST TRADE DATET 12/27/10

CALL SEP 11 NYM NAT GAS E 5350 C
OPTION MARKET VALUE

EXPIRB 8/26/11
AVBRAGE LONG& .23800

LAST TRADE DATET 8/26/11

CALL OCT 11 NYM NAT GAS E 5500 C
OPTION MARXBT VALUB

EXPIRB 9/27/11
AVERAGE LONGT .26500

LAST TRADE DATE& 9/27/11

CALL MAR 11 NYM NAT GAS E 5600 C
OPTION MARKET VALUE

BXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

CALL NOV 11 NYN NAT GAS E 5600 C
OPTION NARKBT VALUB

BXPIRE 10/26/11
AVRRAGB LONGT .25500

LAST TRADE DATBT 10/26/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

EXPZRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATET 10/26/11

CALL PEB 11 NYM NAT GAS B 5850 C
OPTION MARKET VALUB

BXPIRE 1/26/11
AVBRAGB LONGT .21500

LAST TRADE DATBT 1/26/11

.2450 US

.2698

.2570 US

.0093

.2380 US

.2237

.2650 Us.2631

.2900 Us.0454

.2550 Us

.2926

.2850 US

.2703

, 2150 Us
.0150

21, 584. 00
21,584. 00*

1,395.00
1,395, 00*

20, 133.00
20, 133.003

31,572. 00
31,572. 00*

4, 086.00
4 086 00*

29, 260. 00
29, 260. 00*

108,120.00
108,120.00*

1,800. 00
1,800. 00*

ADM INVESTDR SERVICES, INC. a wholly owned subsidiary of the Arrher Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OS.IECTIONS IRIMEDIATELY, YOUR FAILURE To IIJMEDIATELY EXERCISE YOUR RlotlT TO HAVE DIFFERENCES OR OBJECTIONS
IIDIIRECTE(t YIILL BE DEEIIED YOUR AGREEMENT THAT THIS STATEITIENT IS CORRECT AND RATIFIED.
BET' ',*CD TE . Il COTBO Bl'ETEDTTO TED.' PTTD CC VOITI 1115O'ABET'EBTE EIDC. &COED EVDNE."EPE ET 531DED CTT P" VEPEE EID

ADM

ADM INVESTOR SERVICES, INC.

Chicago Boal:d of Trade Building

141 W. Jackson Blvd. " Suite 1600A

Chicago, [llinios 60604 3/90

MONTHLY COMMODITY S FATEMENT

PAGE 2

STATEMENT DATE:

ACCOUNT NUMBERz

SALESMAN NIIMBER:

INTRODUCED BYz

NOV 30, 2010

121 X2068

121 K121

RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

CHARLOTTE NC 28293-3060

IF YOU HAVE AIqY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/25/0 _, CALL AUG ii NYM NAT GAS E 4950 C .2450 US 21,584.000PTION MARKET VALUE .2698 21,584.00"

EXPIRE 7/25/11

AVERAGE LONG_ .24500

LAST TRADE DATEI 7/26/11

8/20/0 15 CALL JAN ii _ NAT GAS E 5300 C .2570 US 1,398.00

15" OPTION MARKET VALUE .0093 1,395.00"

EXPIRE 12/27/10

AVERAGE LONGs .25700

LAST TRADE DATEI 12/27/10

10/27/0 5" CALL SEP ii Nlq4 NAT GAS E 5350 C .2380 US 20,133.000PTION MARKET VALUE .2237 20,133.00"

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE_ 8/26/11

10/18/0 12 CALL OCT ii 5F/M MAT GAS E 5500 C .2650 US 31,572.00
12" OPTION MARKET VALUE .2631 31,572.00"

EXPIRE 9/27/11

AVERAGE LONGz .26500

LAST TRADE DATE_ 8/27/11

99, CALL MAR II NYM NAT GAS E 5600 C .2800 US 4,086.00
8/11/0

OPTION MARKET VALUE .0484 4,086.00*

EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATEz 2/23/11

11/17/0 i0 CALL NOV Ii NYM MAT GAS E 5600 C .2550 US 29,260.00

I0" OPTION MARKET VALUE .2926 29,260.00*

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATEs 10/26/11

10/29/0 40 CALL NOV Ii h_/M NAT GAS E 5700 C .2850 US 108,120.00
40* 0PTION MARKET VALUE .2703 i08,120,00"

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATEs 10/26/11

8/17/0 12 CALL FEB Ii NYM NAT GAS E 5850 C .2150 US 1,800.00
12" OPTION MARKET VALUE .0150 1,800.00"

EXPIRE 1/26/11

AVERAGE LONGI .21500

LAST TRADE DATEz 1/26/11

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
CC_ED SyKtCOLSARE EXPI_INE/I &'i p E*qEIgSE!_IDE

_E rA _FO_ TA_ RECO_ DS 5[18JECTTO TERM_ 'vNDCO#_o_]or_SO_]REVERSESIDE



ADIYI INVESTOR SEIIVICES, l&NC.

h hChica o Board nt Tra&ip Buildin

I I'I (V, Jackson Blvd. ' Suite 1600A

AD M Chica&SU, lllinios 6060'I-3 I 90

IIGNTIILV GGLIIXGGITY Sf III EMEIIT

PAGE 3

STATEMENT DATE& NOV 30, 2010

ACCOUNT NUMBBR& 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE To RESOLVB WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/26/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

7
7*

.1850 Us

.0750
CALL JUL 11 NYM NAT GAS B 5900 C

OPTION MARKET VALUB
EXPIRE 6/27/11

AVERAGE LONG: .18500

DEBIT CRBDIT

5, 250. 00
5, 250. 00*

8/31/0

9/30/0

8/31/0

4/30/0

3/31/0

9/22/0

5/24/0

8
8*

12
12*

7
7*

17
17*

26
26*

8
8*

9
9*

LAST TRADE DATB& 6/27/11

CALL SBP 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPZRB 8/26/11
AVBRAGE LONG& .27500

LAST TRADE DATB& 8/26/11

CALL OCT 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAeR I,oNG& .24000

LAST TRADE DATE& 9/27/11

CALL AUG 11 NYM NAT GAS E 5950 C
OPTION MARKET VALUE

BXPIRE 7/26/11
AVERAGE LONG& .22000

LAST TRADB DATE: 7/26/11

CALL MAY 11 NYH NAT GAS B 6100 C
OPTION MARKET VALUE

BXPIRE 4/26/11
AVERAGE LONGt , 34000

LAST TRADE DATE: 4/26/11

CALL APR 11 NYM NAT GAS E 6200 C
OPTION BARRET VALUE

EXPIRE 3/28/11
AVERAGE LONGt .30000

LAST TRADE DATE& 3/28/11

CALL SEP 11 NYM NAT GAS E 6250 C
OPTION MARKET VALUE

BXPIRB 8/26/11
AVERAGE LONG& .16500

LAST TRADE DATE& 8/26/11

CALL MAR 11 NYM NAT GAS E 6500 C
OPTION MARKET VALUB

EXPIRB 2/23/11
AVBRAGB LONG: .30000

LAST TRADE DATE& 2/23/11

.2750 Us

.1359

.2400 Us

.1909

.2200 US.0971

.3400 US

.0262

, 3000 Us
.0181

.1650 US
, 0986

.3000 US

.0113

10, 872. 00
10, 872. 00*

22, 908.00
22, 908.00*

6, 797.00
6, 797.00*

4, 454. 00
4, 454. 00*

4, 706. 00
4, 706. 00*

7, 888. 00
7, 888. 00*

1,017.00
1,017.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPGFIT ANV BIFFERENCFS OR OBJECTIONS IMI'.IEGIATELV. VGUR FAILURE TG IMMEDIATELY EXERCISE YOUR RIGHT TG HAVE DIFFERENCES GR GBJECTIGI'IS

CGRREGTEG V/ILL BE GEEI,IEG YOUR AGREEMENT THAT THIS STATEI/ENT IS CORRECT AND RATIFIED.
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ADM

ADM INVESTOR SEI{VICES, INC.

Chicago Board of Trade Building

141 "_'V_Jackson 131vd. o Suite 1600A

Chicago, [llinios 6[)604-3190

MONTHLY COMMODITY SI'AI EMENT
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STATEMENT DATEz NOV 30, 2010

ACCOUNT NUMBER: 121 E2868

SALESMA_ NU_ERz 121 X121

INTRODUCED BY: REC.WEALTN*MANAGEMENT

(704}264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNA]SLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BNT SRET/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/26/0 7 CALL JUL ii h"/M NAT GAS E 5900 C .1850 US 5,250.00

7* OPTION MARKET VALUE .0750 5,250.00*

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATEI 6/27/11

8/31/0 8 CALL SEP ii NYM HAT GAS E 5900 C .2750 US 10,872.00

8* OPTION MARKET VALUE .1359 10,872.00"

EXPIRE 8/26/11

AVERAGE LONG_ .27500

LAST TRADE DATEI 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 22,908.00

12" 0PTION MARKET VALUE .1909 22,908.00*

EXPIRE 9/27/11

AVERAGE LONGI .24000

LAST TRADE DATEI 9/27/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 6,797.00
7* OPTION MARKET VALUE .0971 6,797.00*

EXPIRE 7/26/11

AVERAGE LONGz .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL HAY ii N%q4 NAT GAS E 6100 C .3400 US 4,454.00

17" OPTION HAEEET VALUE .0262 4,454.00*

EXPIRE 4/26/11

AVERAGE LONGz ,34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CAL L APR ii NYM NAT GAS E 6200 C .3000 US 4,786.00

26* OPTION MARKET VALUE .0181 4,706.00*

EXPIRE 3/28/11

AVERAGE LONGz .30000

LAST TRADE DATE: 3/28/11

9/22/0 8 CALL SEP Ii NYM NAT GAS E 6250 C .1650 US 7,888.00
8* OPTION MARKET VALUE .0986 7,888.00*

EXPIRE 8/26/11

AVERAGE LONGz .16500

LAST TRADE DATEz 8/26/11

5/24/0 9 CALL MAR 11 Nlq4 NAT GAS E 6500 O .3000 US 1,017.00

9* OPTION MARKET VALUE .0113 1,017,00"

EXPIRE 2/23/11

AVERAGE LONGz .30000

LAST TRADE DATEs 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIGNS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WiLL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ABM INVESTOR SERVICES, INC.

L

CI .A R .» t TITERII kt I
141 Vtb Jacksrln Blvd E Suite '(600A

AD M Chica It, Illinios 606(l4-3(9()

NIONTHLY COMI, IOOITY STATEIIIENT

STATEMENT DATEI NOV 30, 2010

ACCOUNT NUMBBRI 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY& RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

ZP YOU HAVB ANY QUESTIONS OR Z68UES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/24/0
7/14/0

7/30/0

7/14/0

3/24/0

6/01/0

3/15/0

7/01/0

2/24/0

16
15
31*

8
8*

12
12*

11
11*

18
18"

10
10*

8
8*

15
15*

CALL JAN 11 NYM NAT GAS E 6600 C
CALL JAN 11 NYM NAT QAS E 6600 C

OPTION MARKET VALUE
BXPIRE 12/27/10

AVERAGE LONQI .26812

LAST TRADE DATE: 12/27/10

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

BXPIRB 7/26/11
AVERAGE LONGI .24000

LAST TRADE DATE: 7/26/11

CALL PEB 11 NYM NAT GAS E 6800 C
OPTION MARKET VALUE

BXPIRB 1/26/11
AVBRAGE LONG: .20500

LAST TRADE DATB: 1/26/11

CALL PBB 11 NYM NAT GAS E 6850 C
OPTION MARKET VALUE

EXPIRB 1/26/11
AVBRAGE LONQI .31000

LAST TRADB DATE: 1/26/11

CALL JUN 11 NYM NAT GAS B 6900 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGE LONGI .20500

LAST TRADB DATE: 5/25/11

CALL MAR 11 NYM NAT GAS B 7000 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

CALL JUL 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUE

BXPIRB 6/27/11
AVBRAGS LONQI .24500

LAST TRADE DATE: 6/27/11

CAIL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGB LONG: .36500

.3320 US

.2000 US.0001

.2400 US.0418

.2050 U8.0030

.3100 US

.0028

.2050 US.0147

.3300 US
, 0054

.2450 US

.0204

.3650 US

.0001

16.00
15.00
31.00*

3, 344. 00
3, 344. 00*

360.00
360.00*

308.00
308.00*

2, 646. 00
2, 646. 00*

540. 00
540. 00*

1,632. 00
1,632. 00*

15.00
15.00*

LAST TRADE DATE: 12/27/10
ADM INVESTOR SERVICES, INC. a wholly ov. ned subsidiary of the Archer Dartiels Ivhdland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS (Mr(ED(ATELY. YOUR FAILURE TO II'JIJEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIOINS

COI(RECTEO VIILI BE DEFI'IFO YOUR AGREE( IENT THAT THIS STATEI IENT IS CORRECT AN(3 RATIFIED.

I I I A" FD1 TAR RF Tel 1tl EDD FCT TD IEI SG IRD f I'.DITID' 10'I IIEI EASE S'SE CCDED STIADC'I RARE E IDISEDDIS ito'CRFC Flte

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 15"ade Buikth_g

141 W. Jackson Blvd. + Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODITY STATEMENT

PAGE 4

STATEMENT DATEI

ACCOUNT NUMBERI

SALESMA_NUMBER:

INTRODUCED BY:

NOV 30, 2010

121 X2068

121 X121

RBC+WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS 0E ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/554-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PEICE/LEGND CC DEBIT CREDIT

3/24/0 16 CALL JAN ii NYM NAT GAS E 6600 C ,3320 US 16.00

7/14/0 18 CALL JAN ii _ NAT GAS E 6600 C .2000 US 15.00

31" OPTION MARKET VALUE .0001 31.00"

EXPIRE 12/27/10

AVERAGE LONG: .26812

LAST TRADE DATE: 12/27/10

7/30/0 8 CALL AUG II NI_M NAT GAS E 6750 C .2400 US 3,344.00

8* OPTION MARKET VALUE ,0418 3,344.00*

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

7/14/0 12 CALL FEB ii NYM NAT GAS E 6800 C .2050 US 360.00

12, OPTION MARKET VALUE ,0030 360.00"

EXPIRE 1/26/11

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/11

3/24/0 Ii CALL FEB Ii NYM NAT GAS E 6850 C .3100 US 808.00

Ii* 0PTION MARKET VALUE .0028 308.00*

EXPIRE 1/26/11

AVERAGE LONGI .31000

LAST TRADE DATE: 1/26/11

6/01/0 18 CALL JUN II NYM NAT GAS E 6900 e .2050 US 2,646.00

18, 0PTION MARKET VALUE .0147 2,646.00*

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 i0 CALL MAR ii N_ NAT GAS E 7000 C .3300 US 840.00

I0" OPTION MARKET VALUE .0084 540.00*

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL ii NYM NAT GAS E 7000 C .2450 US 1,632.00

8* OPTION MARKET VALUE .0204 1,632.00"

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

2/24/0 15 CALL JAN 11 NYM NAT GAS E 7650 C .3650 US 15.00

15" 0PTION MARKET VALUE .0001 15.00"

EXPIRE 12/27/10

AVERAGE LONG: .36500

LAST TRADE DATE: 12/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT tS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, Es(C.
Chicago Board of Trade Building
t tt'. t& t dt d. S ttdttd

AD M Chicago, lliinios 6(l6()4-3(90

MoiNTHLY COIJIIODITY STAI EI!EIIT

PAGE

STATEMENT DATE: NOV 30, 2010

ACCOUNT NUMBBRt 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYt RBC'WEALTH MANAGBMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/23/0

EX PRICB/LEGND CC

12
12*

CALL PEB 11 NYM NAT GAS B 7750 C
OPTION MARKET VALUB

BXPIRE 1/26/11
AVERAGE LONG: .36500

LAST TRADE DATES 1/26/11

.3650 US

.0008

LONG/BUY SHRT/SELL DESCRIPTION DBBIT CRBDIT

96.00
96.00*

3/02/0

1/28/0

1/29/0

18
18*

15
15*

12
12*

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKBT VALUE

EXPIRB 2/23/11
AVBRAGE LONGS .23000

LAST TRADE DATBt 2/23/11

CALL JAN 11 NYM NAT GAS B 9200 C
OPTION MARKET VALUE

BXPIRE 12/27/10
AVERAGB LONG: , 26000

LAST TRADE DATES 12/27/10

CALL PEB 11 NYM NAT GAS B 9350 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONGS .26400

LAST 1RADE DATE: 1/26/11

.2300 US

.0007

.2600 US

.0001

.2640 US

.0002

126.00
126.00*

15.00
15.00*

24. 00
24. 00*

1. BEGINNING ACCT BALANCB
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTBD ACCT VALUE US

*** SBG USD ***
135,909.50-
135,909.50

.00
25, 655.00-

418, 780. 00

418, 780.00
418, 780.00

***CURRENT MONTH *** *"*YEAR-To-DATE ***

FUTURES P&L
OPTION PREMIUM

US
US

.00
25, 655.00-

5, 561,142.90-
1,289, 111.50-

ADM INVESTOR SERVICES, INC. a wholly owned sutlsidiafy of the Arciler Daniels Ivlldland Company.
PLEASE REPORT ANY DIFFFRENCES OR OBJECTIONS Iftl&IEDIATELY YOUR FAILURE TO IIV IEOIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
Crt f1RECTLD VSLL BE DE EAIEB YOUR AGREE I,IENT THAT THIS STATE I IEI IT ls CORRECT AND RATIFIED.

ttd . \, , .S.dtt. ..d. tt' Ctd CStt (" crc Srtd ' t t' t tl't' Et S' PL S tc

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Blvd, ° Suite 1600A

Chicago, |llinios 60604-3190

MONTHLY COMMODITY STATEMENT
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STATEMENT DATE_ NOV 30, 2010

ACCOUNT NUMBERz 121 X2068

SALESMAN NUMBER_ 121 XI21

INTRODUCED BYt RBC'WEALTE.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIB CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

2/23/0

LOEG/BUY SHRT/SELL DESCRIPTION

12

12"

3/02/0 18

18"

112810 15

15-

1/291o 12
12.

CALL FEB ii NYM NAT GAS E 7750

0PTIONMARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .36500

LAST TRADE DATEz 1/26/11

CALL MAR Ii NYM NAT GAS E 8500

OPTION MARKET VALUE

EXPIRE 2/23/11

AVERAGE LONG_ .23000

EX PRICE/LEGND CC

C .3650 US

.0008

LAST TRADE DATE: 2/23/11

CALL JAN ii _ NAT GAS E 9200 C

OPTION MAEKET VALUE

EXPIRE 12/27/10

AVERAGE LONG: ,26000

LAST TRADE DATEz 12/27/10

CALL FEB ii Nlq4 NAT GAS E 9350 C

OPTEONMARKET VALUE

EXPIRE 1/26/11

AVERAGE LOMGI .26400

LAST TRADE DATEz 1/26/11

C .2300 US

.0007

.2600 US

.00Ol

.2640 US

.0002

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8, OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

Ii. CONVERTED ACCT VALUE US

FUTURES PSL

OPTION PREMIUM

*** BEG USD ***

135,909.50-

135,909.50

.0O

25,855.00-

418,780.80

418,780.00

418,780.00

*** CURRENT MONTE *** *** YEAR-TO-DATE ***

US .00 5,581,142.90-

US 25,655.00- 1,289,111.50-

DEBIT CREDIT

96.00

96.00*

126.00

126.00"

15.00

15.00"

24.00

24.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR O_3JECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTANO RATIFIED.
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South Carolina
Report as of 11/30/2010 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/December-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
2,463,690
3,369,220
2,908,420
3,446,030
3,599,735
1,672,580

$20,326,445
$1,143,920

$21,470,365

Realized Value

$2,424, 270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981
($6, 147,835)

($12,587,530)
($3,938,546)

($14,353,790)
$418,780

($13,935,010)

Net Value Realized
Gain or Loss

$1,474,820
($664,830)
($56,390)

$2,461,810
($4,754,950)
($1,748,439)
($9,593,865)

($16,187,265)
($5,611,126)

($34,680,235)
($725, 140)

($35,405,375)

South Carolina

Report as of t1/30120t0 Close

Period Original Purchase Realized Value Net Value Realized
Cost/Proceeds Gain or ILosa)

$949,46C $2,424,27( $1,474,82(Closed Positions - Mayo2OO2/April-2003 Review
Closed Positions - May-2OO3/Apri]-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/Apdl-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2OO7/April-2008 Review
31osed Positions - May-2008/Apdl-20O9 Review

Closed Positions - May-2609/April-2010 Review
31osed Positions - May-2010/December-2010 Review

$1,065,64C
$851,68C

$2,463,69G

$3,369,220
$2,908,420
$3,446,030

$400,81(
$795,29(

$4,925,50(
($1,385,7301

$1,159,981
($6,147,8351

$3,599,735 ($12,587,63£

($664,830
($56,390

$2,461,81t
($4,754,950
($1,748,439

($9,593,865
($16,187,26_

$1,672,580 ($3,938,546', ($5,611,1261
Total Closed Positions Review Periods $20,326,445 ($14,353,79C ($34,680,235
Open Positions Total $1,143,920 $418,78(; ($725,14(
Closed/Open Postion TOTALS $21,470,365 ($13,935,01C ($35,405,37£



C en Positions ~ South Carolina
Re ort ss or11/30/2010 Close

Counter 7 6 p 1 p h 6 Strike/Fixed Purchase Purchase
MMBtus

Period Tool
Perh/

p M th
Price Price CosVProceeds

Trade Date Purchased
Per Month

Trade I
Expiration

Cate

NYMEX Net Value vs.
Market Marketyalue CurrentMarket
Price Value

Jan-11 Call NYMEX 1/28/2010 150,000 $9.20 $0,2600 $39 000 12/27/2010 E $0.0001 $15 ($38 985)
Jan-11 Call NYMEX 2/24/2010 150 000 $7.65 S0.3650 $54,750 12/27/2010 E S0.0001 $15 ($54,735)
Jan-11 Call NYMEX 3/24/2010 160 000 $6.60 $0.3320 S53 120 12/27/2010 E $0.0001 $16 ($53 104)
Jan-11 Call NYMEX 7/14/2010 150 000 $6.60 SD 2000 $30 000 12/27/2010 E $0.0001 315 ($29,985)
Jan-11 Ca/I NYMEX 8/20/2010 150,000 $5.30 $0.2570 $38,550 12/27/2010 E $0.0093 S1,395 ($37,155)
Feb-11 Call NYMEX 1/29/2010 120 000 $9.35 $0.2640 S31 680 01/26/2011 E SD.D002 $24 ($31,656)
Feb. 11 Call NYMEX 2/23/2010 120 DDD $7.75 $0.3650 S43 BDD 01/26/2011 E $0.0008 $96 ($43,704)
Feb-11 Call NYMEX 3/24/2010 110000 $6,85 $0.3100 $34 100 01/26/2011 E $0.0028 $308 ($33 792)
Feb-11 Call NYMEX 7/14/2010 120 000 $6.80 $0.2050 $24 600 01/26/2011 E $0.0030 $360 ($24,240)
Feb-11 Call NYMEX 8/17/2010 120,000 $5.85 S0.2150 $25,800 01/26/2011 E S0.0150 $1,800 ($24,000)
Mar-11 Call NYMEX 3/2/2010 180 000 $8,50 $0.2300 $41 400 02/23/2011 E S0.0007 $126 ($41 274)
Mar-11 CaD NYMEX 3/15/2010 100 000 $7.00 $0.3300 $33 000 02/23/2011 E SD.DD54 $540 $32,460
Mar-11 Call NYMEX 5/24/2010 90,000 $6 50 S0.3000 $27,000 02/23/2011 E $0.0113 $1,017 ($25,983)
Mar-11 Call NYMEX 8/11/2010 90,000 $5,60 $0.2900 $26, 100 02/23/2011 E $0.0454 $4, 086 (S22,014)
Apr-11 Call NYMEX 3/31/2010 260,000 $6 20 $0.3000 $78 000 03/28/2011 E $0.0181 $4,706 S73,294
Anr-11 Call NYMEX 10/25/2010 80,000 $4.30 $0 2300 $18,400 03/28/2011 E $0.2934 $23,472 $5,072
May-11 Call NYMEX 4/30/2010 170,000 $8,10 $0,3400 $57,800 04/26/2011 E $0,0262 $4,454 ($53,346)
May-11 Calf NYMEX 9/28/2010 90000 $4.90 $0.2500 $22500 04/26/2011 E $0.14SB $13,365 $9,135)
May-11 Call NYMEX 10/25/2010 80,000 $4.35 $0 2475 $19,800 04/28/2011 E $0.3045 $24,360 $4,560
Jun-11 Call NYMEX 6/1/2010 180000 $6.90 $0.2050 $36900 05/25/2011 E $0.0147 $2,646 $34,254
Jun-11 Cas NYMEX 10/27/2010 100,000 S4 70 $0.2380 $23 800 05/25/2011 E $0.2402 $24,020 $220
Jun-11 Call NYMEX 10/29/2010 90,DDD S4.75 $0.2350 $21,150 05/25/2011 E $0.2264 $20, 376 ($774)
Jul-11 Call NYMEX 7/1/2010 80 000 $7.00 $0.245D $19 600 06/27/2011 E $0.0204 S1,632 ($17,968)
Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12950 06/27/2011 E $0.0750 $5,250 ($7,700)
Jul-11 Cali NYMEX 10/25/2010 80,000 $4.75 $D.2400 $19,200 06/27/2011 E $0.2776 $22,208 $3,008

Aug-11 Call NYMEX 7/30/2D10 80,000 $675 S0.2400 $19200 07/26/2011E $0.0418 $3,344 ($15,856)
Au -11 Call NYMEX 8/31/2010 70,000 $5.95 S0.2200 $15,400 07/26/2011 E S0.0971 $8,797 ($8,603)
Aug-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 $19,600 07/26/2011 E $0,2898 $21,584 $1,984
Sep-11 Call NYMEX 8/31/2010 80,000 S5,90 30.2750 $22 000 08/28/2011 E $0.1359 $10,872 ($11,128)
Se 11 Cail NYMEX 9/22/2010 80 000 $6.25 $0.1650 $13 200 08/28/2011 E S0.0986 $7,888 $5,312)
SeP-11 Cafl NYMEX 10/27/2010 90,000 $5,35 $0.2380 $21,420 08/28/2011 E S0.2237 $20, 133 ($1,287)
Oct-11 Call NYMEX 9/30/2010 120 000 $5.90 $0.2400 $28 800 09/27/2011 E S0.1909 $22,908 $5,892
Oct-11 Call NYMEX 10/18/2010 120,000 $5 50 $0.2650 $31,800 09/27/2011 E $0.2631 $31,572 ($228)
Nov-11 Cali NYMEX 10/29/2010 400000 $5.70 S0.2850 $114000 10/28/2011 E $0.2703 $108,120 ($5,880)
Nov-11 Cas NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/26/2011 E 30.2926 $29,260 $3,760

SUMMARY: 4,310,000 1,143,920 $418,780 725, 140

Reviewed by: SEW 12/01/1 0

Jan-11 Call NYMEX 1/28/2010

Open Positions. South Carolina

Report as of 11/30/2010 Close

MMBtus Strike/Fixed Purchase Purchase

PurchaSedperMonth Prfce Price CosUProceeds

150,000 $9.20 $0,2600 $39,000

Trade/ NYMEX NatVatue vs,

ExpTratiOnDate Marketprice Market Value CurrentMarketvalue

12/27/2010 E $0.0001 $15 ($38,985)

Jan-11 Call NYMEX 2/24/2010 150,000 $7.65 30.3650 $54.750 12/27/2010 E $0.0001 315 (854,735)

Jan-11 Call NYMEX 312412010 160,000 $6.60 $0.3320 $53,120 12/27/2010 E 30.0001 316 ($53,104)

Jan*11 Call NYMEX 711412010 150,000 $6.60 80.2000 830,000 12/27/2010 E $0.0001 $15 ($29,985}

Jan*11 Call NYMEX 8/20/2010 150,000 35.30 80.2570 $38,550 12/27/2010 E $0.0093 $1,395 (837,155)

Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.2640 831,680 0112612011 E $0.0002 $24 ($31,559)

Feb-11 Call NYMEX 2/23/2010 120,000 87.75 $0.3650 843,800 01/26/2011 E $0.0008 $96 ($43,704)

Feb-11 Call NYMEX 3/24/2010 110,000 $6.85 $0,3100 $34,100 01/26/2011 E $0.0028 $308 ($33,792)

Feb-11 Call NYMEX 7/14/2010 120,000 36.80 $0.2050 $24,600 01/26/2011 E $0.0030 $360 ($24,240}

Feb-11 Call NYMEX 8/17/2010 120,000 $9.85 $0.2150 $25,800 01/26/2011 E $0.0150 $1,800 ($24,000)

Mat-11 Call NYMEX 9/2/2010 180,000 $8.50 $0.2300 $41,400 02/2312011 E $0.0007 $126 ($41,274)

Maro11 Call NYMEX 3/15/2010 100,0oo $7.00 $0.3300 $33,000 02/23/2011 E $0.0054 $540 ($32,460)

Mar-11 Call NYMEX 5/24/2010 90,000 $6.50 $0.3000 $27,000 02/23/2011 E $0.0113 $1,017 ($25,983)

Mar-11 Call NYMEX 8/11/2010 90,000 $5,60 80.2900 $26,100 02/23/2011 E 80.0454 84,086 (822,014)

Apr-11 Call NYMEX 3131/2010 290,000 $6.20 $0.3000 $78,000 03/28/2011 E $0.0181 $4,7O6 ($73,294)
Apr-11 Call NYMEX 10/25/2010 80,000 $4.30 $0.2300 $18,400 0312812011 E $0.2934 $23,472 $5,072

May-11 Calt NYMEX 413012010 170,000 $6,10 $0,3400 $57,800 0412612011 E $0.0262 $4,454 ($53,346)

May-11 Call NYMEX 9/2812010 90,000 84.90 $0.2500 $22,500 04/26/2011 E 80.1485 813,365 ($9,135)
May-11 Call NYMEX 1012512010 80,000 $4.35 $0.2475 $19,800 0412612011 E $0.3045 $24,360 $4,560

Juno11 Call NYMEX 6/112010 180,900 $6.90 $0.2050 $36,900 0512512011 E $0.0147 $2,646 ($34,254)

Jun-11 Call NYMEX 10/27/2010 100,000 84.70 $0.2380 $23,800 0512512011 E $0.2402 $24,020 $220

Jun-11 Call NY.MEX 10/29/2010 90,000 $4.75 $0,2350 $21,150 05/25/2011 E $0,2264 $20,376 ($774)

Julo11 Call NYMEX 7/112010 80,000 $7.00 $0.2450 $19,600 06/27/2011 E $0.0204 $1,632 ($17,968)

Jul-11 Call NYMEX 8/26/2010 70,000 $5,90 $0.1850 " $12,950 06/27/2011 E $0.0750 $5,250 (87,700)

JuH1 Cal_ NYMEX 10/25/2010 80,000 $4.75 $0.2400 $19,200 06127/2011 E $0.2776 $22,208 $3,008

Aug-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.2400 $19,200 07/26/2011 E $0.0418 $3,344 ($15,856)

Aug-11 Call NYMEX 813112010 70,000 $5.95 $0,2200 $15,400 07/26/2011 E $0.0971 $6,797 ($8,603)

Augo11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2469 $19,600 07/26/2011 E $0.2698 $21,584 $1,984

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $9.1359 $10,872 ($11,128)

Sep11 Call NYMEX 9/22/2010 80,000 $6.25 $0.1650 313,200 08/26/2011 E $0.0986 $7,888 ($5,312)
Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 $21,420 08/2612011 E $0.2237 $20,133 ($1,287)

Oct-ll CaU NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.1909 $22,908 ($5.892)
Oct-ll Call NYMEX 10/18/2010 120,000 85.50 $0.2650 $31,800 0912712011 E $0.2631 $31,572 ($228)

Nov-ll Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 1012612011 E $0.2703 $108,120 ($5,880)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 1012612011 E 80.2926 $29,260 $3,760

SUMMARY: 4,310,000 $1,143,920 $418,780 ($725,140)

Reviewed by: SEW 12/01/10
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Ca'I NYL! X
Lla- P I NYM X

Call Sold NYLf X
Ma- Calf NYL X

NYMEX
Ca I NYM X

NYMEX
NYMEXcea

Ma- NYI, XP
Ma ~ NYM X

Ca Sold NYM X
Ce NYM X
0 Sold NYM X
FUTURES NYfl X
FUTURES NYM X
FUTURES NYM X
FUTURES NYM X

NYM Xcen
P t NYM X

J n Call Sold NYM X
Cas NYJ X

J n- P t NYM X
J n Cell NYM X

NYM X
NYMEX

P 1

cao
J n P t NYL X
J n can NYM X

Cal Sold NYMEX
Jun- Ca NYMEX
Jun. Cel Sold NYMEX

FUTURES NYM X
FU URES NYM X
FUTURES NYM X

JUA

JUA

JUA.

FUTURES NYM X
NYM X
NYM XPU

Cat Sold NYM X
NYMEXCr I

Jul- NYL X
NYM X

P
Jul-

P t NYM X
Cell NYMEX

NYMEX
NYM X

P t
Cas
Cali S 4 NYM X
FUTUR S NYMEX
FUTUR 8 NYMEX

Jul- FUTUR 8 NYM X
FUTUR S N'/Ll X

AU Csl
Au ~ 0 NYM X

NYM X

P t
AU Cail Sold

Cea NYJ X
AU- P t
AU C II Sold YM X
AU Calf NYM X
Au ~ 0 P I NYLI X

cao NYIJ X
NYM XAU Put

can NYM X
Au NYM XP I
AU COU Sold NYM X

NYM XFUTURES

South Carolina May. 20DSIApr9-20DT Review
Re ortasofll/30/2010CIose

Sinks/Fixed Purchase
Pdee Prl

P I ha o
Cost/P/ocoods

Purchased PorTrade Dele
Month

23 540 00 3 369 220
South CaroSna May. 20071Ap

Rs ort spill/30/201
hl-2DDS Review
0 Clam

Ch I I
MMMO

Purchased Per
Trade Date

Strmen-Ned
Prme

PU/cham
CosuProceeds

P rohase
Paleo

21 450 000 2 908 42
South Carohna May-200SIApri .200!I Review

Re ortasofll/30/2DI Close
MMBt s

Purchased PerTrade Date
Month

Strike/Fixed P rchaso
rhea Phoo

Pu/ah se
Coal/Pmcsods

21 520 000 3 446 030
South CaroSns May-2D09/Aprf

Re crt goof 11/30/201
1.2010 Review
0 Close

Strike/Fbted
ence

DAOinal
Purchased Por

Trade Date
Pu/oh/tao

Pdce
Purchase

Costn'roc eda

23 720 000 3 599 735
South Carolina May-2010/Decemher-2010 Revklw

Re orlasotll/30/201 Close
MMBtus

P mhaaed Par
Month

Drlolnal
Trade Dale

Strike/Fixed
Price

Purchase
CosDProoeeds

Purchase
Price

60 $1 009 560 540
7/28/ 60 $6 80 $0 3400 $2D 400

0 $01400 $8 4007/ 8/2

$49 28/ /2 0 00 50 82
00 $0 30008/ 12 0 00 $1 000
15 $0 $39

$0 1500$6 50
9/5/2 60 000 I $066 $39 600

60 00 5 50 150D 59 000
925 $053
3 25 $0 0800
025 $04to

0/ I 90 $100 7
5\52000/ / 008 90 000
$73 810/30/2

$0 1400 325 200I ogol 80 000 32
216060 0 00

60 000 2160
216060 000 0 00

$0/27/ 60 216
7/2 6/2 00 70 000 $70 63
7I25I $23 800

59 900
ID 000 50 3400

0 $0 1400
40 50 9260

70 000
8/I I 60 000 $49 5

$18 DDD00 $0 30008/IU2 60
9/ l2 50 $0 660

50 $0 1500
$46 270

9/4 $10 50070
60 000 $39 609/5/2 40 0 66

9/5/2 60 00 5 50 1500
I 0/I 4/2 $10635 0 5300

$16 00000 0 0800IOI14

5940 710/
10/3 0/2 0 1800

0 00 4 0515/

4 05100 00
4 0510 0 00
4 05100 0

80 0 99 $49 5
00 $0 2700 $13 5000 000

510 00000 $0 20M
351 300$0 S5508/I

$19 800$0 3300
$33 09 0 $066009/ I

$0 1500 $7 5DOoi 0 000
950 $0655 $39 3009/5 0 000

$0 1500 $9 0009/5/2 8500
10/14/ 160 000 9 40 $0 5650 590 4
10/14/2 160 0 516 0000 1000

$450 00 86 06/25 01
$4010 eo ooo 0 00

6/25/2 50 DOO 0 00 5401
60 000010

SII 9960 000
60 000 7 00 802 00 $16 800

8/f/ 60 000 $02 OD M5 000
SI20I 50 DDD 9 10 81 070 $53 50
8/20 $0 3500

SO 2000
00 $17 500

$10 000snag 0 000 45
9/4/ 50 66000 00 539 6
9/4/ 50 SD 1500
9/5/2 95 30 6500

5 $0 1500
532 500

9/5/2DO $7 500
10/22/200 9 $0 77170 $130 900
10/22/200 170 $51 OOD00 $0 3000
10/22/200
7I27/201

170 000 $28 900$0 1700
00 $4 675060 0

Expiration
Trade /

Explmdon
Dale

ExplraUon
Tr de/

Expfmtion

Expiration
Trade/

Exp/ration
Dale

Explradon
Trade I

Expiration

Trade/
Expl/otlch

Date

Expfratlon
Price

00

0 000
000 0

0 0

/20
l20

7/20 0
7/20 0.00
7/20 0 0 000
7/20
7/20

00/20
/20 0 000

0 000
5/20

5/20 0
SI 0 00
5/20 0

0 0005/20
005/20

5/2 0
0 000

l25/ 0 0 0 000
l25/20 0 00

5/25/20 0
/25/20

l25/20
l25/20 0 00

5/25/20
5/25/2D

6/25/ 0
0 000SMSgo

6/25/20 0 000
l25/20 00
l25/20
l2 I 0 0

0 000Sgo 0
l20 0

0 000l20 0
I 0

I 0 0 0 MO
0 000120 0
0 000/2 l20
0 000g goo

g goo 0 00
g go 0 000
I l2D0 00
/2 I 0 0
l2 /20 0

0 000g go
I l200
/27/20 D D 000
l27/20 0
l27 0 0 000
I 7/20 0 00

0 000I 7/20
l27/20
I 7/20 0 00

RoaS*ed NOIV 1 a Ress*ed
Value Gain or(Loss)

-I 385 730 -4 754 95 51 784 00

Rst 9 ed
Vf/IUO

Net Value Reao ed
Gath of (Loss)

Foes

-I 748 439 37 824I 159 981

Nst Val e ReaSted
Gala 0/Rosa)

ReaS sd
Value

Foo ~

-6 147 83 43 364 50-9 593 86

Reafhed
Value

NOIValueReafl sd
Gath or (Loss)

Fees

-16 187 265 44 035 5-12 567 53

Ress ad
VoIUO

Net Value ROOD ed
Gain or (Loss)

$80 540 00
$20 40D
$84

$49 2DO 00
816 OOD

$39 600

539 600
00

$100 700 50
$15 20

52 00
$1 5$155 040

8167 040
$137 040

040

51 7
$137 040 5\ 7040

$706 0 10 50
$23 800 10

\0 50
$49 500
MS 000

546 200 10 50
$10 10 50

$39 600
$9 000

$16 DO

$36 0 00
705192 430

$176 940
$171430

$92 430
5 76 940
$71 430

00

$146 940 $46 940
49 500
$13 50 50
$10 75

3 00$51 300
$19 8

$33 000 7 50
$7 5 75

$39 300 3 00
$9

$90 400 24
8 00$16 0

5 069 5 00SIN 950
$128 340
$81 950

8 34
155 0DI 950
186$98 34D 5 S3
93

3 0016 800
15

$53 500 77 60
$17 500 77 50
$10 77 50

$39 600 93 00

$32 500 7 50
$7 50

$130900 26 50
351 000 26 50
$28 900 26 50

$139 5005139 500 186 0

Pedod Too] Counter Odglna_

party Tn_cto Date

SUMM._Ry:

Period Tool Counter Original

patty Trade Date

SUMMARy: I

South Ca rollna May-200$1Apdl-2007 Review

Report as of 11/30/2010 Close

MMBtus Price Trade / Prfce
Purchased Per Str_ke/Ftxed purchase Pumhaso Exp1ra$on Ex_]ra$on Reallzed

Month price Cost/Proceeds Date Value

23,5'_0r001 3r369r22( -11385173C

South CaPollna May-2OO7/Apdl-2008 Review

Report as of 11/30/2010 CloSe

MM_s Trade / Price
Purchased Pet Stn'ke/Fixe d Pun0hase Purohase Explra$on Explra$on Realized Net Value ReaSzed

Month Price Price Cosb'P¢ooeeds Date Value GaTn or (Loss)

21.450,00( 2.908,42C lr159_981 ol,748,43_
South Carolina May-200$1Apd]-2009 Review

Report is of 11130/20|0 Close

Trade/ ExplratJon Re=llzed

St_ke/Flxed Purchase PurChase _xplra$on PdeePrEee Prlee Cost/Proceeds Date Value

211520_00C 3.446r030 -5_47_835
South Caroline May-2009/Apdl-2010 RSV_W

Report as of 11/3012010 CEose

M M 5"tus Price Trade I PNee
Purchased Per Stdke/F_xed Purchase PurChase Exp_ra$on Explrl$on ReaSzed

Month Pdoe CosUProeaeds Dat_* Vatue

23_720r000 3_599,735 -12_587_534

8outh Ca roll,s May-2010/December-2010 Nev_w

Report as of 11/30/2010 Close

party MMBtus

Perfod TOOl Counter Origins[ Purchased Per

Trade Date Month

_UMMARY:

Pedod Too3 Counter Original

pady Trade Date

_UMMARY:

Pedod Too[ Counter Odglna} MMBtusPurchased Per Strike/Fixed Purchase

party Trade Date Month Pdce Pr_oe

May-lC Ca!l HYMEX 7/2_200_ 60,000 $9.10 $1.0090

May-lC Put NYMEX J 7/26/200E 60_0oo ,S680 ($0.3400)

_y-lC Ca,($o_) NYME× 7/28/2O0_ 60,0oo $16¸00 ($0.1400)

May-lC Call NYMEX 8/11/200_ 60_00, $9.35 $0.8200

May-10 Put NYMF_ 8/11/200_ 6Or00= $7.00 ($03000_

May-l(_ Call NYME> 9/4/2008 60r0_ $9.1¸ 50.6600

May-10 Put NYMEX 9/4/2008 60_O0_ 56.54 ($0.150_

May-10 _a_ NYME) 9/5/2008 60.0C_ $9.1! $0.66_

Map10 Put NYMEX 9/5/2008 60100( 565q ($0.I500

May*10 3a=_ NYMEX 10/14/2008 190100( 59.2J 50,530_

Ma)'*lO 3e_l (Sold NYMEX 10/14/2008 190,00( $13.2_ (50.0800

May*lO 3all (Sold) _YMEX 10/30/2008 180100( 5132_ (50.1400

Ma'_-lO sUTURES _JYME_ 4/27/20_0 60r00( 50.0( 54¸216(

May-lO sUTURES _YMEX 4/27/2010 60r00( 50.0( 54¸216(

May_lO :UTURE$ _YMEX 4/27/201(_ 60TCO( 50¸0( $4.216(

Ma_-ll :UTURES _YMEX ,_/27120 60_00( 50¸0( $4.216C

Jun_11 _a_ _YMEX 7/28/200; 70r00( 59.2! $1.009(

Jun-l_ _ut _YMEX 7128/200: 70,O0( 56.8( (50.3400

Jun-ll _all ISO_ _YMEX 7/28/200; 70_00£ 516.0( ($0.1400

Jumll !Ca_ _YMEX 8/11/200_ 60,00C 59.4( 50825(

,tunnel Put qYMEX 8/11/20(_ 60r00C 57.0C (50.3000 ¸

Jun-ll Ce_l qYME× 9/4/20( 70_O0C 59.5£ 50.660(

Jun-l( Put NYMEX g/4/2CO_ 70(00C 565C ($0,15O0:

Jun-l( Call NYMEX 915/200_ 60.0C_ 59.4C 50.660C

Jun-l( Put NYMEX 9/5/200_ 60_000 565C ($0.15001

Jun-_I Ca_ NYMEX 10/14/2O01 200,000 $9.35 50.530C

Jun-l(Cerl(So_d) N_EX 10/14/200_ 200_000 $13¸00 (50.08O0_

Jun-l( C_I NYMF_ 10/30/200_ 200.000 510.00 50.47C_

Jura1(C_ll(Sold) NYMEX 10/30/200l 2O0_0O0 $1300 ($0,1800 I

Jun*l( FUTURES NYME; 5/25/201_ 70_000 50.00 54.0510

Jun.l( FUTURES NYMEX 5/25/201C 60_00o 50.00 54.0510

Jun-l( FUTURES NYMEX 5/25/201C 701000 $0.00 $4.0510

JumlC FUTURES NYMEX 5/25/201C 60.000 50¸00 54.0510

Ju_*lC Cal_ NYMEX 8/1/200_ 50r000 59.80 50.9900

Ju_IC Put NYMEX 8/1/200_ 50r000 57.00 ($0¸270(

JuI_IC Ca_l ($o_d) NYMEX 8/1/200_ 501O00 $15,00 (50.2000)

JU_IC Cell NYMF_ 8/11/2008 60,0@ $9¸65 50.8550

JUFIC Put NYME) 8/1_/2008 60r0_ 57,00 ($0.3300_

Ju_-I 0 Ca_ NYME> 9/4/200 50_0OI 5951 50.6600¸

Ju_-l_J Put NYME) 9/412008 50.00_ _6._ ($0.150C

Jul-I 0 CeEI NYMEX 9/5/2008 60,00_ 59.5_ 50.6554

JuF10 Put NYMEX 9/5/2008 60,0_ 56.5q ($0.1500

Ju_-10 C.a_ NYMEX 10/14/2008 160_0_ 59.41 50,565_

Ju_-10 3a_ (8o_) NYME× 10/14/2008 160_00( $130_ (50¸1000

Jul-10 FUTURE_ NYMEX 6/25/2010 50_C0( 50.0( $4.8611

Jul-10 _UTURE_ < NYMEX 6f25/2010 60,00( 50.0( 54.86_t

Ju_-10 SUTURES _YMEX 6/25/201¸ 50,00( 50.0( 54,8611

Ju_=10 =UTLIRES _YME× 6/25/2010 60_00( 50.0( 54.861(

AU_*_0 3811 _v_ E,X 811/2006 60.00( $9.9( 51,081(

AU_*10 _ut _YMEX 8/1/20_ 60,00( $7.0( 50¸2800

AU�*I_ 3ell(Sold) _¥MEX 8/I/2O0= 60,00_ $15.0( (50¸2500

Aua- (_ _el_ _YMEX 6/20/2O0_ 50,00_ 59.1( 51.070(

AUS*II _ut _YME× 8120/20( 50,00( $7.0( 50.3500

AU_*_I _all ($o[_ _YMEX 8/20/200( 50,00C 514.8_ $02000

Au_-l_ _all _YMEX 9/4/200( 60_00C 510.0( $0.660(

Au_-lq _ut _YME× 9/4/200_ 60_O0C 565C (50,1500:

Au$-ll _Cal_ qYMEX _/5/200( 50.00C $9.9_ $0.650C

Au_-ll Put NYME× 9/5_200_ 50,00C $5.5£ (50.15O0:

Au_-ll Ce_ NYMEX 10/2_J2001 170r000 589C $0.770C

AUg-I( Put NYME× 10/22/2O0_ 170,0C0 $6.0C (50.30001

AU_-I( Ca_l($ok NYME× 10/22/2O0t 170_000 $14.00 (50.17001

Au_-l( FUTURE_ NYME× 7/271201( 60.000 $0.00 $4.675C

Net Value Realized

Gain ot (Loss)
Fees

-4,754,95( 51m784.1

Fees

37,824 !

Net Value Rea$zad
Fees

Oaln ot (LOSS

-9,593,865 43_384 E

Nel Value ReaSzed
Fees

Gain or (Loss)

-16_187r265 44,035 5

PurChase Trade I

Cost/Prooeeds IExp]rat_on Expiration Re eliza d Net Value Rea$zed
Date Pdee Value G=ln or (Loss) Flas

$50_541 4127/201{ 50.00( 0( ($60_540 93.0

($20_400 4/27/201( 50.00( 0( $20r40( 93.0

($8_400 4/27/201( $0.00( 5( $8,40( 93.C_

$49,20( 4/27/201( 50.00C $( (549,200 93.0,

($15_0C0 4/27/201( 50.00£ 5( 5_8_00( 93.C_

539,60( 4/27/201( $0.00C 5( ($39_600 93.P_

($9_O00 4/27/201C 50.000 5( $9_C0( 93.r_

$39,60( 4/27/201C 50.0C_ $( ($39_600 93.0_

($9,000 4/27/201C 50.000 5C 59r00( 93.0q

$100r70( 4/27/201C 50.000 5C ($100r7C0: 294,5_

(515,200: 4t27/201C 5O.O00 $¢ $15r20( 294_

$73,80( 4/27/201C 50,0O0 $C ($73.800: 2790_

($25,20( 4/27/2010 $0(000 5C 525_20_ 279¸0(

5C 4/27/2010 50¸000 ($155r0401 ($155_0401 186.0(

$( 4/27/2010 $0000 (5167,0401 ($167_0401 186.0(

5C 4/27/2010 5O.OOO ($137_0401 ($137,04( 185.0(

50 4/27/2010 50¸000 (5137,0401 ($137,04( 188.0(

$70r630 5/25/2010 50.000 50 ($70r6301 108¸5(

(52318001 5/25/2010 $0.0_ 50 $23,800 108¸5(

(59_800) 5/25/2010 500_ $0 $9T800 1085_

$49,500 5/25/2010 50.0C_ 50 ($49r5o0) 93,0C

($18_000) 5/25/2010 50C_ 50 $18,000 93.0£

546T200 5/25/2010 $0.00q 50 ($46_20( 108.5£

($10_500) 5/25r2011 50.00_ 50 $10,500 108.5C

$39,600 5125/201= 50.00_ 5C_ (539,600} 93.0C

($9_000_ 5/25t201_ 50.001 51 $9r0C0 93¸00

$106_000 5/25/201q $0.00( $_ ($106_000_ 310.nn

($16_000_ 5/25/2011 $000( $_ $16T0_ 310_n

$_4_0_ 5/25/2011 50.00( 5q ($94r00_ 3_0.00

($36r000 5/25/2011 50.00( 51 $36r0_ 310¸00

51 5/25/2011 $0.00( 5192_430 ($192_430 217.n_

Sq 5/25/201( $0.00( 5176_940 ($176T940 186n_

5_ 5/25/201( 50.0C( $171_430 ($171f430 21700

51 5/25/201{ 50.00( $I46,940 ($146r940 186¸00

549,50_ 6/25/20_( 50.00( 0( ($49($00 77. r_q

($13_500 6/25/201( 50.00( 0( $13_50( 77_n

($10_000 6/25/201( $00CK 5( $10_00( 775C_

$51_30( 6/25/201( 50.00C 5( ($51_300 9501

($19,800 6/25/201I 50.00C 5( $19r60_ 931_

533_00( 6/251201( $000C 5( ($33_0C0 77.51

($7_500 6/25/201C 50.000 $( $7,50( 77.51

$39,30( 6/25/201C 50.000 $( ($391300 93.0_

($9_0O01 6/25/201C 50.000 5C $9,00( 93_

590_40( 6/25/201¢ 50.000 5C ($90T4O0 ¸ 248.0(

($16_O00: 6/25/201C $0.000 5( $16_0(X 248.0(

5( 6/25/201C 50.000 ($10_9501 ($_06_950: 155.0(

5C 6/25/2010 50.000 ($128_3401 ($128_340; 186.0(

5¢ 6/25/2010 50.000 ($81_9501 ($81_9501 155.0,'

$C 6/25/2010 50.000 ($98,54I (598,3401 _86.0(

_64($6C 7/27/2010 50.000 50 ($64r8601 93.0(

($16_8001 7/27/2010 50¸000 $0 516($0C _30(

($15r0C_ 7/27/2010 50.000 50 515r000 93¸0(

$53,50(1 7/27/2010 50.00C" 50 ($53($001 7?._(

($17_500) 7/27/2010 50.000 50 $17_500 77.5(

($10_0O0) 7/27/2010 50.00' 50 $10,O00 77.5(

539,6O0 7/27/2010 50.0C_ 50 ($39,_00) 930(

($9,000) 7/27/20_0 $0.00_ 50 $9,000 530C

532,500 7/27/2010 $0.0C_ 50 ($32_5O0) 77.5¢

($7,500) 7/27t201(_ 50.00( $0 $7,500 77.5C

$130_O0 7/27/2511 $0.00_ 50 ($130_900 / 263¸50

($51_000_ 7/27/201= 50.00( aS0 551_000 263¸50
($281900 _ 7/27/201_ SOCO( _ $28_9O0 263.50

50 7/27/201_ 50.00( (5139,500_ (5139,500) _ 86.00
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Psdod

AU

Au
AU-
AU

se
se

Se - 0
se
se 0

Tool

FUTURES
FUTURES
FUTURES
FUTURES
Csn
P t
P 1

Call Sold
Calf
Call
Put
C 8 Sold
FUTURES
FUTURES
FUR/RES

Counter
party

NYM X
NYM X
NYMEX
NYM X
NYMEX
NYM X
NYM X
NYI'4 X
NYM X
NYM X
NYM X
NYM X
N YMEX
NYM X

Oct-

Oot- 0

CsU

P 1

Cse Sold
Cell

NYM X
NYM X
NYM X
NYM X

om. 0
Oct. 0
on-
Oct.

NYM X
NYM X
NYM X

Nov- 0
FUTURES
Ce

NYM X
NYI X

P It
Cell
Call Sold
FUTURES

OdOlnal

Trade Date

7/2 01
7I2010
7/2010
7/201
9I200
9/2 00
9/200
S/200

ton 0/200
10/2

OI 0010/2
7no1 0
6/2010
N2010

9/2008
9/ 008

on

OI 008
I l20/200S

7/201
tnot

N3/2D08

MMBttfs

Purchased Per
Montlt

50 ODO

50 000
1 00
120

00
So 000

I 0
1 0
180
180 00
I 0000
80 ODO

40 SN
80
70

70 ODO

260

70
80

300

8hfke/Fixed
Pdca

0 00
0 00
000
0 OD

8 60
5 2 0

5 0
$3 95

0 0
00
9.00
6 50

$5
5 OD

$00
000

3 22

Pu/ahaas
Pdoa

84 6
54 67
5 O'I

$4 67$50
$0 4000

$0 2000
80 3400
'50 985

50 3000
$0 2000
$3818
$3818
$3 818
St 0400
80 3000
N 2300
8D 7000

5D 2000
$0 5180

$0 2000
538
$3 000
$0 800

M33 Soo
$16 OM
$32 000
524 000
837 400

5173 700
554 000

176 8
80

851 000
539 100
126

132 6
$52 OM

$144 000

Purchase
CosSProeeeda

$0

Tmde I
ExplraSon

Dale

/27/20 0
l27/20

120
I D

/26/ 0 0
I OI 0 0
I 6I 0 0
l26/20

6/20 0
6I 0

I 6/20
I 8/20 0
n. no
/2 l20

0 0

7/20
/27/20 0
l27/20
/27/20
27/ 0

l27/ 0 0
2 no 0
/2/0

10l2 l20

Expir tlon
Price

0 00
0 000

0 000

0 000
0.000

0 000

0 000

0.0

$0000

Reelhed
Vela!

$116250
$109 500

S91 2MI
5225 250

$254 4tt4
$127 242
$320 590

$459 000
$39S 000

Net Vol I Realhed
Gain or fkoasf

$116250
Sloe 5M

$2 5 50
813 00

$60
5 2,
5 4

537,400
$173,700

554 000
$36 00

5254 484
$127 242
$320 590
$176,800

$51
$39 100

$126 000
$36

$132 600
552 00

5459 000
$396 000
$144 000

F/f M

55 00
86 00
55
27 0

4 OD

6.00
05

00
00

9 OD

63

79
9. 0

03

00

Nov- Cal Sold NYM X U3/ 008 300 $0 1700 $51 000 /2 l2010 851 0
No - 0
No-
Nov- 0

Cai
Ca

NYM X
NYM X
Nvft X

N4/ 009
n I/2 010
l3\ 01

20 Doo
100 00
110

8 85 0 33D
50 D7
$0 850

$2D
20

10
10/2
10/2

l20
I2010 E
/2010 E

20
00

70 5

Deo 0
Dec-
Deo 0

SUMMARY.

Ce
Ca
Cat
Cee

NYI/1 X
NYM X
NYM X
NYM X

/I 0/201
3/3D 01
RU2010

280
130
1 0
\ 0

1D2 00

7 15
8 20

$0 200
80 30

52

$2
51 67

1 1 /2

00 11
11/2

23/2010
l2010 E
I2010 E
/2010 5

0 000

$3 938 54 $5

00 00
0086

27
52

26

34 0
01
17.0
17.00

1S 56

SouthCarolinaMay.2OlO[Deoember.2010Review
Reportasof11/30/2010CtoseMMBtus

PurchasedPe 8tr;ke/FIxed Pu_h=$eMonth PriCe Cost,'Proceed$ NetValueRealized
Gainor(Loss)


